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Particle swarm optimization for nonlinear complementarity problems
ZHANG Jian-ke

Department of Mathematics and Physics, Xi’an Institute of Posts and Telecommunications, Xi’an
710121, China

Abstract

According to aclass of nonlinear complementarity problems, anew agorithmis proposed; this algorithm combines
Particle Swarm Optimization with maximum entropy function method.Firstly, the maximum entropy function is used to
transform the nonlinear complementarity problems into unconstrained optimization problems, thisfunction is used as
Particle Swarm Optimization’s fitness function; Then Particle Swarm Optimization is applied to solving the
unconstrained optimization problems. The numerical results show that the algorithm converges faster, numerical
stability, andit isan effective agorithm for complementarity minimax problems.
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